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San Bernardino County Pool Summary (as of 2/28/05)

Par Amortized Market Market % of  Yield to Maturity Weighted Modified

Security Type Value Cost Value Portfolio At Cost Avg. Maturity Duration
Bankers Acceptances 0.00 0.00 0.00 0.0%
Certificates of Deposit 145,000,000.00 145,000,000.00 144,678,782.30 4.6% 2.33% 147 0.39
Collateralized CD 0.00 0.00 0.00 0.0%
Commercial Paper 660,000,000.00 658,174,586.00 657,993,798.40 21.0% 2.58% 39 0.10
Corporate Notes 49,150,000.00 49,681,992.77 49,567,501.05 1.6% 1.75% 67 0.17
Federal Agencies 1,899,474,000.00 1,904,311,756.48 1,891,546,697.70 60.3% 2.56% 385 0.99
Money Market Funds 18,000,000.00 18,000,000.00 18,000,000.00 0.6% 2.39% 1 0.003
Municipal Debt 11,750,000.00 11,807,507.65 11,923,312.50 0.4% 5.48% 154 0.41
Repurchase Agreements 266,000,000.00 266,000,000.00 266,000,398.34 8.5% 2.60% 1 0.003
U.S. Treasuries 95,000,000.00 94,575,369.10 93,413,490.32 3.0% 3.16% 945 2.41
Total Securities 3,144,374,000.00 3,147,551,212.00 3,133,123,980.61 100.0% 2.57% 277 0.73

Cash Balance
Total Investments

Accrued Interest
Total Portfolio

58,870,266.16

58,870,266.16

58,870,266.16

3,203,244,266.16

3,206,421,478.16

13,604,706.10

3,191,994,246.77

13,604,706.10

3,203,244,266.16

3,220,026,184.26

3,205,598,952.87

1. Yield for the money market funds is a weighted average of the month-end yields for the Federated Government, Federated Prime, and Goldman Sachs Prime Obligations funds

2. Statistics for the total portfolio include money market funds
3. Market prices are derived from closing bid prices as of the last business day of the month as supplied by F.T. Interactive Data, Bloomberg or Telerate. Prices that fall between data points are interpolated.
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San Bernardino County Pool
Sector Distribution (as of 2128/05)

Repurchase Agreements U.S. Treasuries
8.5% 3.0%

Certificates of Deposit
Municipal Debt 4.6%

0.4%
Commercial Paper

Money Market Funds 21.0%

0.6%

Corporate Notes

1.6%
Federal Agencies
60.3% Sector Market Value
Bankers Acceptance 0.00
Certificates of Deposit 144,678,782.30
Collateralized CD 0.00
Commercial Paper 657,993,798.40
Corporate Note 49,567,501.05
Federal Agencies 1,891,546,697.70
Money Market Funds 18,000,000.00
Municipal Debt 11,923,312.50
Repurchase Agreement 266,000,398.34
U.S. Treasuries 93,413,490.32
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San Bernardino County Pool
Credit Quality Distribution (as of 2/28/05)

AAA
64.9%

Credit Rating

Market Value

A-1+ (Short-Term)
A-1 (Short-Term)
AAA (Long-Term)
AA (Long-Term)

773,928,931.39
294,744,047.65
2,033,996,504.82
30,454,496.75
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San Bernardino County Pool
Maturity Distribution (s of 2128/05)
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535,213

337,701

292,366 298,539

252,810 251,266

241,270
181,657

135,917
138,429

141,636

145,089
127,258

39,338
14,634

ON 2-30 31-6061-90 91- 121- 181- 271- 361- 451- 541- 631- 721- 901- 1081+
120 180 270 360 450 540 630 720 900 1080

Maturity Range (in days)

* Maturity distribution assumes no securities are called



.gwmlllﬁ

San Bernardino County Pool

Portfolio Yield Summary

Yield to Maturity

Month At Cost
February 2004 1.99%
March 2004 1.93%
April 2004 1.94%
May 2004 1.92%
June 2004 2.03%
July 2004 2.07%
August 2004 2.07%
September 2004 2.13%
October 2004 217%
November 2004 2.29%
December 2004 2.41%
January 2005 2.53%
February 2005 2.57%

1. Gross yields not including non-earning assets (compensating bank balances) or administrative costs for management of the pool

2. All historical yields restated to include money market funds
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